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Abstract

In this paper, we discuss application of iterative Stochastic Optimization routines to the
problem of sparse signal recovery from noisy observation. Using Stochastic Mirror Descent
algorithm as a building block, we develop a multistage procedure for recovery of sparse
solutions to Stochastic Optimization problem under assumption of smoothness and quadratic
minoration on the expected objective. An interesting feature of the proposed algorithm is
linear convergence of the approximate solution during the preliminary phase of the routine
when the component of stochastic error in the gradient observation which is due to bad
initial approximation of the optimal solution is larger than the “ideal” asymptotic error
component owing to observation noise “at the optimal solution.” We also show how one can
straightforwardly enhance reliability of the corresponding solution by using Median-of-Means
like techniques.

We illustrate the performance of the proposed algorithms in application to classical prob-
lems of recovery of sparse and low rank signals in the generalized linear regression framework.
We show, under rather weak assumption on the regressor and noise distributions, how they
lead to parameter estimates which obey (up to factors which are logarithmic in problem
dimension and confidence level) the best known to us accuracy bounds.

Keywords: sparse recovery, stochastic approximation, robust estimation
2000 Math Subject Classification: 62G08, 62G35, 62J07, 90C15

1 Introduction

In this paper, we consider the Stochastic Optimization problem of the form
« = 1 = E R 1
g- = min {g(z) = B{G(,w)}} (1)

where X is a given convex and closed subset of a Euclidean space E, G : X x{2 — R is a smooth
convex mapping, and E stands for the expectation with respect to unknown distribution of w € Q2
(we assume that the corresponding expectation exists for every z € X). As it is usual in this
situation, we suppose that we have access to a stochastic “oracle” supplying “randomized”
information about g; we assume that the problem is solvable with the optimal solution x, which
is sparse (we consider a general notion of sparsity structure of x, as defined in Section 2.1 which
comprises “usual” sparsity, group sparsity, and low rank matrix structures as basic examples).
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Our interest in (1) is clearly motivated by statistical applications. Recently, different tech-
niques of estimation and selection under sparsity and low rank constraints gained a lot of at-
tention, in particular, in relation with the sparse linear regression problem in which unknown
s-sparse (i.e., with at most s nonvanishing components) vector z,. € R of regression coefficients
is to be recovered from the linear noisy observation

n= (I)Tx* + 0-67 (2)

where ® € R™ is the regression matrix, and £ € R is zero-mean noise with unit covariance
matrix; we are typically interested in the situation where the problem dimension is large, i.e.
when n > N. Note that the problem of sparse recovery from observation (2) with random
regressors (columns of the regression matrix ®) ¢;, i = 1,..., N can be cast as Stochastic Opti-
mization. For instance, assuming that regressors ¢; and noises &;, ¢ = 1,..., N, are identically
distributed, we may consider Stochastic Optimization problem

min { g(a) = §B{(m — 67 2)*} | (3)
zeX

over s-sparse x € X. There are essentially two approaches to solving (3). Note that observations
n; and ¢; provide us with unbiased estimates G(z,w; = [¢;,m:]) = 3||mi — ¢ |3 of the problem
objective g(x). Therefore, one can build a Sample Average Approximation (SAA)

N

- 1

9(x) = = 32 Gla,wi) = ey — 873
=1

of the objective g(x) of (3) and then solve the resulting Least Squares problem by a deterministic
optimization routine. A now standard approach to enhancing the sparsity of solutions is to use
iterative thresholding [7, 22, 26, 41]. When applied to the linear regression problem (3), this
technique amounts to using a gradient descent to minimize the Least Squares objective g in
combination with thresholding of approximate solutions to enforce sparsity. Another approach
which refers to £1- and nuclear norm minimization allows to reduce problems of sparse or low
rank recovery to convex optimization. In particular, sparse recovery by Lasso and Dantzig
Selector has been extensively studied in the statistical literature [3, 12, 13, 14, 15, 16, 17, 19,

, 28, 33, 44, 52, 54, 57], among others). For instance, the celebrated Lasso estimate Zx jasso
in the sparse linear regression problem is a solution to the £;-penalized Least Squares problem

TN Jasso € Argmin {ﬁ”n — <I>Ta:H§ + )\Hle} (4)
X

where A > 0 is the algorithm parameter. Several conditions which ensure recovery with “small
error” of any sparse or low rank signal using ¢;- and nuclear norm minimization are proposed.
In particular, recovery of any s-sparse (i.e., with at most s nonvanishing components) vector z.
is possible with “small error” if the empirical regressor covariance matrix S = %(I)CI)T verifies
a certain restricted conditioning assumption, e.g., Restricted Eigenvalue (RE) [3] or Compat-
ibility condition [57]. The latter conditions very roughly mean that for all vectors z which
are “approximately sparse,” i.e., which are close to vectors with only s nonvanishing entries,
||§]zH2 > A||z]|]2- The good news is that although these conditions are typically difficult to verify
for individual matrices ®, they are satisfied for several families of random matrices, such as
Rademacher (with independent random +1 entries) and Gaussian matrices, matrices uniformly
sampled from Fourier or Hadamard bases of R", etc. For instance, when columns ¢; of ® are
sampled independently from normal distribution ¢; ~ N (0, ) with covariance matrix 3 with



bounded diagonal elements which satisfies kI < X (here I is the n x n-identity matrix),

ky > 0, RE condition holds with high probability for s as large as O (ﬁﬁ) [52].2

The Restricted Strong Convexity (RSC) condition, analogous to the RE or Compatibility
condition also ensure that iterative thresholding procedures converge linearly to an approximate
solution with accuracy which is similar to that of Lasso or Dantzig Selector estimation [22, 1]
in this case.

Another approach to solving (1) which refers to Stochastic Approximation (SA) may be
used whenever there is a “stochastic oracle” providing an unbiased stochastic observation of the
gradient Vg of the objective g of (1). For instance, note that the observable quantity VG (z,w;) =
¢i(¢F'x — m;) is an unbiased estimate of the gradient Vg(z) of the objective of (3), and so an
iterative algorithm of Stochastic Approximation type can be used to build approximate solutions
to (3). In particular, different versions of Stochastic Approximation procedure were applied to
solve (3) under ¢; and sparsity constraint. Recall, that we are interested in high-dimensional
problems, we are looking for bounds for recovery error which are “essentially independent”
(logarithmic, at most) in problem dimension n. This requirement rules out the use of standard
“FEuclidean” Stochastic Approximation. Indeed, typical bounds for the expected inaccuracy
E{g(Zn)} — g« of Stochastic Approximation contains the term proportional to o?E{||¢1||3} and
thus proportional to n in the case of “dense” regressors with E{||¢1]|3} = O(n). Therefore,
unless regressors ¢ are sparse (or possess a special structure, e.g., when ¢; are low rank matrices
in the case of low rank matrix recovery), standard Stochastic Approximation leads to accuracy
bounds for sparse recovery which are proportional to dimension n of the parameter vector [50].
In other words, our application calls for non-Euclidean Stochastic Approximation procedures,
such as Stochastic Mirror Descent algorithm [10].

In particular, [55, 56] study the properties of Stochastic Mirror Descent algorithm under
sub-Gaussian noise assumption and show that approximate solution Zy after N iterations of

the method attains the bound ¢g(Zn) — g« = O (O’ Sln(n)/N>, often referred to as “slow rate”

of sparse recovery. In order to improve the error estimates of Stochastic Approximation one may
use multistage algorithm under strong or uniform convexity assumption [24, 29, 30]. However,
such assumptions do not hold in the problems such as sparse linear regression problem,®> where
they are replaced by Restricted Strong Convexity conditions. For instance, the authors of [2, 23]
develop a multistage procedure targeted at sparse recovery stochastic optimization problem (1)
based on SMD algorithm of [31, 17] under bounded regressor and sub-Gaussian noise assumption.
They show, for instance, that when applied to the sparse linear regression, the fo-error || Ty —z.||2
of the approximate solution Zy after N iterations of the proposed routine converges at the rate

O (",/51]‘\}”) with high probability. While this “asymptotic” rate coincides with the best

Ry

'Here and in the sequel, we use notation A < B for n x n symmetric matrices A and B such that B — A > 0,
i.e. B — A is positive semidefinite.

2The reader acquainted with the compressive sensing theory will notice that the setting of the ¢;-recovery
problem considered in this paper is different from the s“tandard setting,” but is rather similar in spirit to that in
[1, 5, 8, 13, 17]. Although, unlike [, 5, 8] we do not assume any special structure of z, apart from its sparsity, we
suppose random regressors to be independent of ., while in the “standard setting” one allows for the “worst case
z.” which may depend on the particular realization of the matrix of regressors. Nevertheless, we do not know
any result stating that a recovery in the present setting is possible under “essentially less restrictive” assumptions
than those for the “standard” ¢; recovery.

3More generally, strong convexity of the objective associated with smoothness is a feature of the Euclidean
setup. For instance, the conditioning of a smooth objective (the ratio of the Lipschitz constant of the gradient to
the constant of strong convexity) when measured with respect to the £;-norm cannot be less than n (the problem
dimension) [30].



rate attainable by known to us algorithms for solving (3) the algorithm in [2, 23] requires at

2
least %121["] SMD iterations per stage, implying that the method in question can be used only
>

if the number of nonvanishing entries in the parameter vector is O </<;g\/ mNn>4 (recall that the

Nkxy

corresponding limit is O <1n[n]

) for Lasso [52] and iterative thresholding procedures [22, 11]).

Our goal in the present paper is to provide a refined analysis of Stochastic Approximation
algorithms for computing sparse solutions to (1) exploiting a variance reduction scheme utilizing
in a special way smoothness of the problem objective.” It allows to build a new accelerated
multistage Stochastic Approximation algorithm. To give a flavor of the results we present below,
we summarize the properties of the proposed procedure—Stochastic Mirror Descent for Sparse
Recovery (SMD-SR)—in the case of stochastic optimization problem (3) associated with sparse
linear regression estimation problem. Let us assume that regressors ¢; are a.s. bounded, i.e.,
|pi]loc = O(1), the covariance matrix X = E{¢147 } of regressors satisfies ¥ = xxI; we suppose
that the noises o¢; are zero-mean with E{¢?} < 1, and that we are given R < 0o and zp € R"
such that E{||zg — z.[?} < R

e The SMD-SR algorithm is organized in stages. On the k-th stage of the method we run
Nj, iterations of the Stochastic Mirror Descent recursion and then “sparsify” the obtained
approximate solution by zeroing out all but s entries of largest amplitudes.

e Stages of the algorithm are organized into two groups (phases). At the first (preliminary)

slnn

phase we perform a fixed number N, = O of SMD iterations per stage to guarantee

that the expected quadratic error E{||Jk — z«||3} of the sparse approximate solution 7
of the k-th stage is smaller than the expected error E{||gk_1 — 7.||?} of the previous
stage solution yi_1 by a fixed factor. Thus, the error of the approximate solution after

(total) N iterations decreases linearly with the exponent proportional to S'ffn When the

22
%))

expected quadratic error becomes O ( ), we pass to the second (asymptotic) phase of

the method.

e During the stages of the asymptotic phase, the number of iterations per stage grows as
N, = 2Ny where k is the stage index, and the expected quadratic error decreases as

O (%) where N is total iteration count.
P}

It may appear surprising that a stochastic algorithm converges linearly during the preliminary
phase, when the component of the error due to the observation noise is small (for instance, it
converges linearly in the “noiseless” case, cf. [50]) eliminating fast the initial error; its rate
of convergence is similar to that of the deterministic gradient descent algorithm, when “full
gradient observation” Vg(x) is available. On the other hand, in the asymptotic regime, the
procedure attains the rate which is equivalent to the best known rates in this setting, and under
the model assumptions which are close to the weakest known today [11, 52].

The paper is organized as follows. The analysis of the SMD-SR in the general setting is in
Section 2. We define the general problem setting and introduce key notions used in the paper
in Section 2.1. Then in Section 2.3 we reveal the multistage algorithm and study its basic
properties. Next, in Section 2.4 we show how sub-Gaussian confidence bounds for the error of

4That being said, [2], for instance, deals with nonsmooth stochastic optimization, so the scope of corresponding
algorithms is much larger than the framework of smooth problems considered in this paper.
®In hindsight, the underlying idea can be seen as a generalization of the variance reduction device in [4].



approximate solutions can be obtained using an adopted analog of Median-of-Means approach.
Finally, in Section 3 we discuss the properties of the method and conditions in which it leads
to “small error” solution when applied to sparse linear regression and low rank linear matrix
recovery problems.

2 Sparse solutions to stochastic optimization problem

2.1 Problem statement

Let E be a finite-dimensional real vector (Euclidean) space. Consider a Stochastic Optimization
problem

iy [B{G (z,)}] 9

where X C FE is a convex set with nonempty interior (a solid), w is a random variable on a
probability space 2 with distribution P, and G : X x & — R. We suppose that the expected
objective

9(z) = E{G(z,w)}
is finite for all z € X and is convex and differentiable on X. Let || - || be a norm on F, and let
|| - |l be the conjugate norm, i.e.,

Isll« = max{(s,z) : [lz| <1}, s€E.
x

We suppose that gradient Vg(-) of g(-) is Lipschitz-continuous on X:
IVg(a') = Vg(@)|« < L]z —a'], Va2’ €X, (6)

that the problem is solvable with optimal value g, = min,cx g(x). Furthermore, we suppose
that the optimal solution z, to the problem is unique, and that g(-) satisfies quadratic growth
condition on X with respect to the Euclidean norm || - ||2 [13], i.e., for all z € X

9(x) = g = 35w — 2.3 (7)

where || - ||2 is the Euclidean norm: ||z]|2 = (z,2)"/?. In what follows, we assume that we have at
our disposal a stochastic (gray box) oracle—a device which can generate w ~ P and compute,
for any z € X a random unbiased estimation of Vg(x). From now on we make the following
assumption about the structure of the gradient observation:

Assumption [S1]. G(,w) is differentiable on X for almost all w € Q, and’

E{VG(z,w)} =Vg(z) and E{|VG(z,w)— Vg(z)|?} <3(z), VzeX.
=((zw)

Furthermore, there are 1 < 3, < 0o and L < v < oo such that the bound holds:

Pa) < svfg(a) = go — (Vg(za), o — 2] + 5 B{||¢ (2, w) |17} - (8)

=G5

5In what follows VG(-,w) replaces notation V,G(-,w) for the gradient of G w.r.t. the first argument.



Remarks. Assumption S1 and, in particular, bound (8) are essential to the subsequent de-
velopments and certainly merit some comments. We postpone the corresponding discussion
to Section 3 where we present several examples of observation models in which this assump-
tion naturally holds. For now, let us consider a simple example of the Stochastic Optimization
problem (3) arising in sparse regression estimation where regressors ¢; are a.s. bounded, i.e.,
|pilloc < 7 < oo with identity covariance matrix E{¢1¢T} = I, and noises o&; are zero-mean
with “small” variance. In the situation in question, the error ((r,w) = VG(z,w) — Vg(z),
w = [p,&], of the stochastic oracle can be decomposed as in

((z,w) = [p¢" —I(x —z.)+ 0o .
~- ~—
=:(1(z,w) =:(2(w)

Note that the “variance” ¢Z(z) of the first component satisfies
i (@) = B{[[G1(@,w) %} < 20% + e — 2.5 < 40% + D(g(2) — g2,
while the “variance” ¢3 of the second,
3 = E{leW)5} = *E{llg)Z} < o,
does not depend on x. As a result, the bound
G (2) = B{[¢(z,w)l3} < 4% + 1|z — .3 + 20

implies that in this case the stochastic gradient observation VG (x,w) satisfies Assumption S1
with 2 =022, v=r2+1, k=8 and v’ = 2.

More generally, relation (8) is rather characteristic to the case of smooth stochastic ob-
servation. Indeed, let us consider the situation where the stochastic gradient G(-,w) itself is
Lipschitz-continuous on X with a.s. bounded Lipschitz constant £(w) with respect to the norm
| ||, £L(w) < v. In this case we have

P(z) = E{|VG(z,w) - Vy()|} < (E{HVG(a:,w) — VG (s, w) |2}
+HIVg(2) = Vgl )l + B{IVG (. ) - Vawl2} %)

However, due to the Lipschitz continuity of VG(-,w)
G(z,w) = Gz, w) > (VG(2w),x —2.) + (20) | VG(z,w) = VG(24,0)|1,
implying that

P@) < (2VE{GEw) ~ Clr.,w) ~ (VG(z,,w),x— )]

+ 20(g(e) — a() — (Vo). z — ) )
< 16vfg(x) — ge — (Vg(aa), @ — 2] + 267,

Sparsity structure. In what follows we assume to be given a sparsity structure [32] on E—a
family P of projector mappings P = P2 on E with associated nonnegative weights 7 (P). For a
nonnegative real s we set

Ps={P P :7n(P)<s}.

Given s > 0 we call x € E s-sparse if there exists P € P, such that Pr = z. We will make the
following standing assumption.



Assumption [S2] The optimal solution x, to problem (5) is s-sparse.
Furthermore, given x € X one can efficiently compute a “sparse approximation” of x—an
optimal solution x5 = sparse(z) to the optimization problem

min ||z — z||2 over s-sparse z € X. 9)

Moreover, for any s-sparse z € E the norm || - || satisfies ||z|| < v/s||z||2-
In what follows we refer to x; as “sparsification of x.” We are mainly interested in the
following “standard examples”:

1. “Vanilla” sparsity: in this case £ = R"™ with the standard inner product, P is comprised
of projectors on all coordinate subspaces of R", 7(P) = rank(P), and || - || = - |1

Assumption S2 clearly holds, for instance, when X is orthosymmetric, e.g., a ball of £,-
norm on R", 1 < p < o0.

2. Group sparsity: F = R", and we partition the set {1,...,n} of indices into K nonoverlap-
ping subsets I, ..., I, so that to every z € R™ we associate blocks z* with corresponding
indices in Iy, k = 1,..., K. Now P is comprised of projectors P = P; onto subspaces
Er = {[',..,2%] € R" : 2¥ = 0Vk ¢ I} associated with subsets I of the index set
{1,..., K}. We set w(Pr) = cardl, and define ||z| = Ele ||xk||2—0block 1 /la-norm.
Same as above, Assumption S2 holds in this case when X is “block-symmetric,” for in-
stance, is a ball of block norm || - ||.

3. Low rank sparsity structure: in this example E = RP*¢ with, for the sake of definiteness,
p > ¢, and the Frobenius inner product. Here P is the set of mappings P(z) = Pz P,
where Py and P, are, respectively, ¢ X ¢ and p x p orthoprojectors, and || - || is the nuclear
norm ||z = Y7, 0i(x) where o1(z) > o9(z) > ... > o4(z) are singular values of x.

In this case Assumption S2 holds due to the Eckart—Young approximation theorem, it
suffices that X is a ball of a Schatten norm ||z, = (37, UT(x))l/r, 1<r <.

(2
Our objective is to build approximate solutions Zx to problem (5) utilizing N queries to the
stochastic oracle. We quantify the performance of such solutions on the class X = X (X, L, ..., P, s)
of Sparse Stochastic Optimization problems (5) described in the beginning of this section satisfy-
ing Assumptions S1 and S2, with domain X, by the following worst-case over X risk measures:

e Recovery risks: maximal over X expected squared error

Risky(Z]X) = sup E{|Z — .|*}'/?
X

where | - | stands for || - ||2- or || ||-norm, and e-risk of recovery—the smallest maximal over
X radius of (1 — €)-confidence ball of norm | - | centered at z:

Risky| (Z|X) = inf {r :sup Prob{|z — z,| > r} < e}
X

e Prediction risks: maximal over X expected suboptimality

Risk,(7]%) = sup E{g(7)} — g+,
of Z and the smallest maximal over X (1 — €)-confidence interval

Riskg ((z|X) = inf {'r :sup Prob{g(Z) — g« > r} < e} . (10)
X

7



In what follows, we use a generic notation ¢ and C for absolute constants; notation a < b means
that the ratio a/b is bounded by an absolute constant.
2.2 Stochastic Mirror Descent algorithm

Notation and definitions. Let ¥ : £ — R be a continuously differentiable convex function
which is strongly convex with respect to the norm || - ||, i.e.,

(Vi(z) = VI(2),z —2') > ||lv —2'||?, Va,2’ € E.

From now on, w.l.o.g. we assume that J(x) > 9¥(0) = 0. We say that © is the constant of
quadratic growth of J(-) if
Vo € E d(z) < Oz|

Clearly, © > 1. If, in addition, © is “not too large,” and for any z € X, a € E and 3 > 0 a high
accuracy solution to the minimization problem

min{(a, ) + B0(z — 2)}

can be easily computed, following [29, 30, 415, 19] we say that distance-generating function (d.-
g.f.) ¥ is “prox-friendly.” We present choices of prox-friendly d.-g.f.’s relative to the norm used
in application sections.

We also utilize associated Bregman divergence

Vo (x,2) = 0(2 — z9) — ¥ (x — o) — (VI(z — 20),2 — ), Vz,x,200€ X.

For Q € RP*? we denote

1Qlloc = max[[Qli5];
for symmetric positive-definite Q € R™*™ and z € R™ we denote

el = v/aTQa.

Stochastic Mirror Descent algorithm. For z,290 € X, u € E, and 5 > 0 consider the
proximal mapping

Proxg(u,z;z0) = argmin,cy{(u,z) + BVa(z,2)}
= argmin, ey {{u— B(VI(z — z9),2) + BI(z — z0) }. (11)
For i =1,2,..., consider Stochastic Mirror Descent recursion, cf. [29, 36, 15],
xz; = Proxg, | (VG(xi—1,w;),xi—1520), w0 € X, (12)
Here 5; > 0,4 =0,1,..., is a stepsize parameter to be defined later, and wi,ws,... are inde-

pendent identically distributed (i.i.d.) realizations of random variable w, corresponding to the
oracle queries at each step of the algorithm.
The approximate solution to problem (5) after N iterations is defined as weighted average

N
Ty = [Z 51‘_11] Z Biillxi- (13)
i=1 i=1

The next result describes some useful properties of the recursion (12).



Proposition 2.1 Suppose that SMD algorithm is applied to problem (5) in the situation de-
scribed in this section. We assume that Assumption S1 holds and that initial condition xg € X
is independent of w;, i = 1,2, ... and such that B{||zg — z.||*} < R2; we use constant stepsizes

Gi=p>2xv, i=1,2,...,m.
Then approzimate solution T, = % Yot @ after m steps of the algorithm satisfies

2 2 /2
B(o(@n)) - 9n < 2 (05475 ) + 25 (19

2.3 Multistage SMD algorithm

We assume to be given R < oo and z¢p € X such that |z, — z¢|| < R, along with problem
parameters s, >, v,¢2, k and an upper bound 5 for signal sparsity. We are using the Stochastic
Mirror Descent algorithm and apply the multistage modification of [27, 30] to improve its accu-
racy bounds. The proposed Stochastic Mirror Descent algorithm for Sparse Recovery (SMD-SR)
works in stages—runs of the Stochastic Mirror Descent algorithm followed by subsequent “spar-
sification” of the approximate solution delivered by the SMD. The stages are split into two
groups—phases—corresponding to two different regimes of the method. This organization of
the algorithm allows to treat differently two components in the bound (14) for the error of the
Stochastic Mirror Descent algorithm.

During the first preliminary phase of the algorithm, the first term in the right-hand side of
(14) is dominant. This term is proportional to the bound R? on the expected squared ¢1-norm of
the error of the initial solution, and decreases as 1/m where m is the iteration count. During the
stages of the preliminary phase, the stepsize parameter 8 and the number of iterations per stage
are set constant in such a way that the bound for the expected squared error of the approximate
solution decreases by a constant factor at the end of the stage. Therefore, during this phase,
the error of approximate solution converges linearly as a function of the total number of calls to
stochastic oracle.

Preliminary phase terminates when the first term in the error bound (14) becomes dominated
with the second, independent of the initial error of the algorithm. During the second asymptotic
phase of the method, the choice of the stepsize parameter and the length of the stage are
“standard” for multistage Stochastic Mirror Descent (cf., e.g., [30]) and the method converges
sublinearly, with the “standard” rate O(1/N) where N is the total number of oracle calls.

Algorithm 1 [SMD-SR|]

1. Preliminary phase

Initialization: Set yo = x9 € X, Ry = R,
Bo = 23w, mo = [1657'5(805 + 1) (15)
(here [a| stands for the smallest integer greater or equal to a). Put

— R2kvs
K = |1 0=
o2 (35|

and run



stages of the preliminary phase (here |a] stands for the “usual” integer part — the
largest integer less or equal to a).

Stage k = 1,..., K: Compute approximate solution Zp,, (yx—1, o) after mq iterations of
SMD algorithm with constant stepsize parameter [y, corresponding to the initial
condition xyp = yr_1. Then define y; as “s-sparsification” of Zp,(yx—1,50), i-e.,
Yk = sparse(Tim, (Yk—1, Bo))-

Output: define 7 = yi and 2 = Z,,, (yx_1, 8) as approximate solutions at the end
of the phase.

2. Set M = N —moK and

my, = [51239””2’ﬂ Ck=1,..
2y

If m; > M terminate and output gx = gV and Zy = 1) as approximate solutions by
the procedure; otherwise, continue with stages of the asymptotic phase.

Asymptotic phase

Initialization: Set .
K':max{k: Zml §M}7
i=1
yh =7, and By = 2%vse, k=1,..., K’
Stage k =1, ..., K': Compute Zp, (y)._,, fr); same as above, define y) = sparse(Zpm, (y;,_1, Ok))-
Output: After K’ stages, output yn = yj, and Ty = T (Yrer 15 Br?)-

Properties of the proposed procedure are summarized in the following statement.

Theorem 2.1 In the situation of this section, suppose that N > mg so at least one preliminary
stage of Algorithm 1 is completed. Then approximate solutions Ty and yn produced by the
algorithm satisfy

. N KkR2 cNk 2540
< = — —
Risky(Zn|X) < 5 exp { @%SV} +C N (16)
RiSkH.||(j/y\N|X) < v QSRiSk”,HQ(g//\NLX) <V 8SRiSk||,||2(fN’X)
cNk x5 O3
< — = — . 1
~ Rexp{ @%51/} * K N (17)

2.4 Enhancing the reliability of SMD-SR solutions

In this section, our objective is to build approximate solutions to problem (5) utilizing Algorithm
1 which obey “sub-Gaussian type” bounds on their e-risks. Note that bounds (16) and (17) of
Theorem 2.1 do allow only for Chebyshev-type bounds for risks of yx and Zy. Nevertheless,
their confidence can be easily improved by applying, for instance, an adapted version of “median-
of-means” estimate [12, 10].
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Reliable recovery utilizing geometric median of SMD-SR solutions. Suppose that
available sample of length N can be split into L independent samples of length M = N/L
(for the sake of simplicity let us assume that N is a multiple of L). We run Algorithm 1 on
each subsample thus obtaining L independent recoveries 5;\5\}[), ...,ZES\? and compute “enhanced

solutions” using an aggregation procedure of geometric median-type. Note that we are in the
(1) ~(L)

situation where Theorem 2.1 applies, meaning that approximate solutions z,,, ..., 7),” satisfy
R?2 cMg 250
Ve B{g@)} —g. <7 = expq b 4 O 18
@)} =90 < 7a == —exp ) —g—n p + O s (18)
and so
2 2 cMgk 025
vl E A(e)—*2<92 =2 < — = i 19
(B0 = 23y < 0 o= iy S Texpd —o 2 b (19)
We are to select among fg\? the solution which attains similar bounds “reliably.”
1. The first reliable solution Zy ¢ of z, is a “pure” geometric median of ’x\g\}l), ...,fg\g): we
put
L
~ . (£
Fnae € Argmin Y [l — 372, (20)
xr

/=1
and then define Jy 1_. = sparse(Ty1_¢).

Computing reliable solutions Zn ;—. and yn,1— as optimal solutions to (20) amounts to
solving a nontrivial optimization problem. A simpler reliable estimation can be computed
by replacing the geometric median Zy 1. by its “empirical counterparts” (note that, num-
ber L of solutions to be aggregated is not large—it is typically order of In[1/¢]).

2. We can replace Ty, 1— with

L
Ty e Argmin Y [z —2)|2

ee{all),.. a0y =1

and compute its sparse approximation ;Z]’N l—e = sparse(iv\'N 1—e)-

3. Another reliable solution (with slightly better guarantees) was proposed in [25]. Let i €
{1,..., L}, we set
rig = 185 — 257 Il

and denote 7’%1) < T%z) <. < réL_l) corresponding order statistics (i.e., 7;.’s sorted in the

increasing order). We define reliable solution 53’](, . /x\(l) where

i € Argmin r]iL/Q[ (21)
te{1,...,.L}
(here la[= |a|+1 stands for the smallest integer strictly greater than a), and put g ,_, =
sparse(ZTy _.)-
"Reliable solution we consider here explicitly depend on the confidence level; for instance, parameter L in the

definition (20) of Zn,1—. will be chosen depending on e. Hence, the presence of the index 1 — € in the notation of
these estimates.

11



11
and T 1 (Tesp., YN1—e; Yn1—. and Yy 1) described above using L = [a In[1/€]1® independent

Theorem 2.2 Let € € (0,1], and let Ty (resp. Yy ) be one of reliable solutions .5:‘\]\[,1_6,3:‘\/]\[71_6

approzrimate solutions :17( ) e ES\I/—]) by Algorithm 1. When N > Lmg we have

RiSkH,||7E(ﬂN|X) < \/%RiskHA”%e(ym}()§2\/%Risk”.||27€(@v|)()

~ Resp {_ @%gcy]ifu /d } - TW (22)

Remark. Notice that the term In[1/¢] enters the bound (22) as a multiplier which is typical for
accuracy estimates of solutions which relies upon median to enhance confidence; at the moment,
we do not know if this dependence on reliability tolerance parameter may be improved.

Reliable solution aggregation. Let us assume that two independent observation samples
of lengths N and K are available. In the present approach, we use the first sample to compute,
same as in the construction presented above, L independent approximate SMD-SR solutions
A(Z) ,{=1,...L, M = N/L. Then we “aggregate” Eﬁg\}[), - fv\g\g)—select the best of them in terms
of the obJectlve value g(ﬁg\?) by computing reliable estimations of differences g(ig\z/[)) - g(fg\il))
using observations of the second subsample.

(0

The proposed procedure for reliable selection of the “best” solution ), is as follows.

Algorithm 2 [Reliable aggregation)]

Initialization: Algorithm parameters are € € (0,3], L' € Zy and m = K/L' (for the
sake of simplicity we assume, as usual, that K = mL’). We assume to be given L points

:/U\S\i,), a?g\? (approximate solution of the first step).

We compute xN e = iL'SW) the reliable solution as defined in (21) and denote 7= {1y ey i L/Q(},

the set of indices of [ L /2] closest to ;. in the Euclidean norm points among ﬁc\g\}[), . fv\g\f,).

Comparison procedure: We split the (second) sample wX into L’ independent subsamples
wt, ¢ =1,...,L of size m. For all i € I we compute the index

U; = max {mechan[ i — Pza}
jel, j#i ¢
where .
s L5 (VGG + 6 - ) 3D ). £ 1
k=1
are estimates of vj; = g(fg\z/[)) g(’\( ')), iy = %, k =1,...,m, and coefficients p;; > 0 to

be defined depend on r;; = ||A(Z S\J} 2-

e Output: We say that :1:() 1s admissible if v; < 0. When the set of admissible EEE\?’S is
nonempty we define the procedure output Zn4x 1. as one of admissible i‘\g\l/f’s, and define

(1)

TN4+K,1— = 2, otherwise.

Now, consider the following (cf. Assumption S1)

8The exact value of the numeric constant « is specific for each construction, and can be retrieved from the
proof of the theorem.
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Assumption [S3]. There are 1 < x, X' < 0o such that for any x € X and z € E the following
bound holds:

E{(((z,w),2)*} < |z[3[xL2(g(z) — g5) + X/<7] (23)
where Lo is the Lipschitz constant of the gradient Vg of g with respect to the Fuclidean norm,
IVg(2') = Vg(a")ll2 < Lafl2” — 2”2, Va',2" € X.

Let now X be the class of Sparse Stochastic Optimization problems as described in Section 2.1
satisfying Assumptions S1-S3, with domain X. Assume that risk Riskg ¢(-|X') is defined as in
(10) with X replaced with X.

Theorem 2.3 Let Assumption S3 hold, and let Tar and 0y be as in (18) and (19) respectively.
Further, in the situation of this section, let € € (0, 3], L = [aIn[1/€]] for large enough o, and

let T+ k1—e be an approzimate solution by Algorithm 2 in which we set L' > {7 ln[Z/E]W and

Lax X'
pij = 2rij\/ %(’7(7’1‘]‘) + ) + 2rije[
- , -\ 1/2
_ L XE22 X
~y(r) = ({47“ - + TM] + 4rl, m) ) (24)

Riskg e(Zn+ Kk 1—|X) < 7= 72(891\4)7

xL21n[1/e] Ny’
K ' Ox's

where

Then

In particular, when K = mL' > cmax{ } for an appropriate absolute ¢ > 0, one

has

Riskg,e(Tnix,1-¢|X) S = exp — Py

kR? _ cNk 62505 In[1/¢]
©5v1n[l/¢] '

3 Applications

3.1 Sparse generalized linear regression by stochastic approximation

Let us consider the problem of recovery of a sparse signal z, € R™ n > 3, from independent
and identically distributed observations

ni = w(¢l xs) +0&, i=1,2,...,N, (25)

where “activation” u : R — R, ¢; € R™ and & € R are mutually independent and such that
E{¢:i¢pl} = %, kel < %, and ||2]|c < v, with known ky > 0 and v;? we also assume that
E{&} =0and E{¢} <1

We suppose that x, is s-sparse and that we are given a convex and closed subset X of R"
(e.g., a large enough ball of ¢;- or fe-norm centered at the origin) such that z, € X, along with
R < oo and zp € X such that ||z, — zo||1 < R. Furthermore, the mapping u(+) is assumed to be
known, strongly monotone and Lipschitz continuous, i.e., for some 0 < £ < ¢ and all t > ¢/

Ut =) <ut) —u(t') <€t -1, (26)

“Recall that for a matrix Q we denote ||Q||c = max;; |[Q]s;]-
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We are about to apply Stochastic Optimization approach described in Section 2. To this
end, let v be the primitive of u, i.e., v’(¢) = u(t), and let us consider the Stochastic Optimization
problem

min { g(z) = 3B{p(¢"7) — ¢ an} 5. (27)
x —_——
—Glew=[6])

Note that z, is the unique optimal solution to the above problem. Indeed, observe that
VG(z,w) = ¢p(u(¢Tz) —n) and E¢{n} = u(¢?z.). We have Vg(x,) = 0; furthermore,

1
o) — glz) = /O V(s + tx — )7 (@ — z.)dt
1
= [ Bl e+ to = 2)) —u@Tw )} (o = )i
1
by (26)] > / E{[67 (@ — ) Mdt = Yz — 2|2 > Mnsla — 2],

0

and we conclude that ¢ is quadratically minorated with parameter kK = £ky.

Weset ||| = |- |[x with || - ||« = || - ||lcc, and we use “¢1-proximal setup” of the SMD-SR
algorithm with quadratically growing for n > 2 distance-generating function (cf. [19, Theorem
2.1])

J(z) = Jeln(n) n(pfl)(pr)/pHmHg’ p=1+ —.
nn

the corresponding © satisfying © < le?lnn.
Note that, due to (26), for all z € R"™ such that [|z]|; <1
2T (Vg(x) = Vg(a)| = [E{¢"2(u(¢"x) —u(@"a)}| < CE{|¢"2||¢" (z — a')[}
< TB{(6"2)’)'B{(¢7 (e - )} < T a — 2|z,

ie., |[Vg(x) — Vg(z')||loo < tv'/?|Jz — 2/||s. Thus,

s(z) = EB{|VG(x,w) - Vg(@)|2}"* < E{[[o(¢T2) — u(¢".)) = V(@)oo + | 6€]|0c]*}

TE{[|6]% (67 (w — 2.))2}* + 201 2|z — o/ |5 + vo

IN

where v = E{||¢||2,}'/2. In other words, Assumption S1 holds whenever

_ 179 - 2
(o) < ({1612 (67 (@ — 2)2}? + B0 2o = 2/ |5+ vo) < sev(gle) — g.) + 7 (28)
which is the case if, for instance,

PE{16]%(¢7 (& — 2.))?} S vl — o'|[3. (29)

and ¢, satisfies gf > V202,
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Remark. In the special case of u(t) = ¢, one has

g(@) = B{i(¢"2)* - ¢"an} = 1E{[¢" (x. — 2))* - (¢"2.)?}

=G(z,w)

= j(o—2)"8(z - 2.) — jo7 82, = gl — 2ff - 3l

with Vg(z) = S(z — z.) = E{ ¢¢” (v — z,) — 0€¢ }. In this case,

=:VG(z,w)

({(z,w) = VG(z,w) = Vg(z) = [¢p¢" — Z](x — z.) — 09,

and
P(x) = E{[llo¢” — D)(z — z.) — 0€o||%. }-

In this situation, Assumption S1 simplifies to

E{[[66” — X)(x — 2.) — 0€82} < brvlle -z & + 2

which is satisfied with ¢Z = v?¢? whenever E{[|¢|% (¢ (z — 2.))?} S v|jz — 2|2

Our present goal is to describe the properties of approximate solutions by Algorithm 1 when
applied to the optimization problem in (27). We assume that the problem parameters—values
»%, U, k5, 02 and an upper bound 5 on sparsity of z,—are known. We consider the following
performance characteristics of approximate solutions Z—analogues of risks measures defined in

Section 2.1—in our present situation:

o Recovery risks: maximal over x, € X expected squared error

Risk) (] X) = sup E{[Z — z.[*}/?
T €X

(30)

where |- | stands for ||-||2- or || ||-norm (which is ||||;-norm in the sparse regression setting),
and e-risk of recovery—the smallest maximal over z, € X radius of (1 — ¢)-confidence ball

of norm | - | centered at T:

Risk.| (7| X) = inf {T : sup Prob{|Z — z.| > r} < e}

e Prediction risks: maximal over x, € X expected suboptimality

Risk, (7| X) = sup E{9(Z)} — g-,
TxE

of Z and the smallest maximal over z, € X (1 — €)-confidence interval

Risky ((z]X) = inf {r : sup Prob{g(Z) —g. > 1} < 6} .
z€X

The following statement is a straightforward corollary of Theorems 2.1 and 2.2.

Proposition 3.1 Suppose that (28) holds.
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(i) Let the sample size N satisfy

-
szoz[e?:;

(4€?5¢In[n] + 1)—‘

so at least one preliminary stage of Algorithm 1 is completed. Then approrimate solutions Ty
and yn produced by the algorithm satisfy

. ~ . ~ cN/lky, s Jvinn
Risky. (yn|X) < 2v2sRisk),(Zn|X) S Rexp {_%sy lnn} VN (34)
. ~ Ui R? cN/lky vo2sy Inn
k X) < = e )
Risky (Zn1X) 5 S exp{ »svinn les N

(7i) Furthermore, when observation size satisfies N > amgln[l/€] with large enough absolute
a >0, 1 — e reliable solutions yn1—c and Tn1—. as defined in Section 2./ satisfy

Risk || «(Un1-c|X) < V2sRisky e (Gv,1-e[ X) < 2v2sRisky o (@n,1-c[X)

c¢Nlks 08 jvin[l/e]lnn
»5v1In[l/e]lnn Uiy, N ’

N

Rexp {_ (35)

with Ty 1, T 1_c and Yy 1_o, Un 1_, verifying similar bounds.

Let 01(X) be the principal eigenvalue (the spectral norm) of ¥.. Then, for all z such that| z||2 = 1
one has

21 (Vg(x) = V(') = E{z"¢u(¢"z) —u(¢'")} <E{|]z"¢||¢" (z — )|}
< E{(¢T2)* Y PE{(¢" (x — )} ? < Tor (D) — 2o,

implying that the Lipschitz constant of Vg with respect to the Euclidean norm can be set as
Lo = lo1(X). Thus, Assumption S3 holds when for some 1 < xy < oo and all x € X, z € R"

CIB{(T0) (67 (@~ 2.))*} < W23 (D) o - (36)
Indeed, in this case one has for all z € R"™:
E{(z"¢(z,w)?} = E{(T0)? [(u(6"e) — B{u(6"0)}) - (u(¢ ) — B{u(¢"w.)}) - 0¢]”
< E{(z70)*(w(¢") — w(97.))"} + o*B{EX (67 )?)
< PB{("9)’ (¢T<x—x*>)2} + 0?23 (5)
by (36)] < 32|z — z.lBxll=l301(S) + 02 2ll3or (%)
< (9(n) — g)xlI2I3L2 + o1 (D)o 2113

implying (23) with X' = o1 () /v?
The following result is a corollary of Theorem 2.3.

Proposition 3.2 Suppose that (28) and (36) hold true, and let

N > cmax{?ygln[l/e} Inn, )«fo)ln[l/e}}

LRy

with large enough ¢ > 0. Then aggregated solution Ton,1—. (with K = N ) by Algorithm 2 satisfies
cNlky, o?vsin[l/e]lnn
LN '

Note that when o1(X) = O(vInn) and > and x are both O(1) bounds (35) and (37) hold for
N > c% In[1/€¢] Inn.

lkxR?
RiSkg,e(EZN,lfJX) S JQEE exp {_ (37)

»svin[l/e]lnn
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Remark. Results of Propositions 3.1 and 3.2 merit some comments. If compared to now
standard accuracy bounds for sparse recovery by ¢;-minimization [3, 9, 10, 13, 28, 52, 54, 57],
to the best of our knowledge, (28) and (36) provide the most relaxed conditions under which
the bounds such as (34)—(37) can be established. An attentive reader will notice a degradation
of bounds (35) and (37) with respect to comparable results [19, 28, 52] as far as dependence in
factors which are logarithmic in n and ¢! is concerned—bound (22) depends on the product
In[n] In[1/€] of these terms instead of the sum In[n] + In[¢~!] in the “classical” results.'” This
seems to be a technical “artifact” of the analysis of non-Euclidean stochastic approximation
algorithm and the reliability enhancement approach using median of estimators we have adopted
in this work, cf. the comment after Theorem 2.2. Nevertheless, it is rather surprising to see
that conditions on the regressor model in Proposition 3.1, apart from positive definiteness of
regressor covariance matrix, essentially amount to (cf. (29))

E{|¢|% (47 2)*} Sv|z|% V2 e R™

Below we consider some examples of situations where bounds (29) and (36) hold with constants
which are “almost” dimension-independent, i.e. are, at most, logarithmic in problem dimension.
When this is the case, and when observation count N satisfies N > amgIn[l/€]In[R/(sco)] for
large enough absolute «, so that the preliminary phase of the algorithm is completed, the bounds
of Propositions 3.1 and 3.2 coincide (up to already mentioned logarithmic in n and 1/e factors)
with the best accuracy bound available for sparse recovery in the situation in question.'!

1. Sub-Gaussian regressors: suppose now that ¢; ~ SubG(0,5), i.e., regressors ¢; are sub-
Gaussian with zero mean and matrix parameter .S, meaning that

uT'su

E{e“T¢} <e 2 forallueR™

Let us assume that sub-Gaussianity matrix .S is “similar” to the covariance matrix 3 of ¢,
i.e. S =< pX with some pu < oo. Note that E{(¢7 2)*} < 16(2752)% < 1642(|2]|$, and thus

E{(z"¢¢"2)?} < B{(zT¢)"}'PE{(aT¢)*}/? < 1627 Sz 2T Sz < 161201 (X)| 213|213,

which is (36) with y = 16u2£~1¢. Let us put © = max;[S];;. One easily verifies that in this
case
V' = E{||¢]%} < 20(In2n] + 1) < 2pv(In[2n] + 1),

and
E{||<;5||io} < 41‘)2(ln2[2n] +2In[2n] +2) < 4,u2v2(1n2 [2n] + 21n[2n] + 2).

As a result, we have, cf. (28),

¢*(x)

IN

(ARSI BT (2 — 2 ) DY + o (BYGIZNY + Tvile — .15
< [ZMso(m{zn] T2 ||z — a|s + o/20(In20] + 1) + tv/olx — x*uz] ’

< of (1\/8(In[2n] 4+ 2) + 1)2UHm — x4 ||% + 4pv(In[2n] + 1)0?,

A

whence, Assumption S1 holds with »v < 225_1;1211111 n, % <1, and ¢? < pvo?Inn.

'"Note that a similar deterioration was noticed in [13].
"Tn the case of “isotropic sub-Gaussian” regressors, see [38], the bounds of Proposition 3.1 are comparable to
bounds of [37, Theorem 5] for Lasso recovery under relaxed moment assumptions on the noise &.
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2. Bounded regressors: we assume that ||¢;|lcc < i a.s.. One has

(GBS (z — 2)P) + T — s + o)

—2
20 (1 + 02 & — 2} + 24207,

*(x)

IN

IN

implying the second inequality of (28) and also (8) with s < 4Z2£_1(u + y/v)? and
¢2 < p?0?. In particular, this condition is straightforwardly satisfied when ¢; are sampled
from an orthogonal system with uniformly bounded elements, e.g., ¢; = \/ﬁz/),{]. where
{¢j,7 =1,...,n} is a trigonometric or Hadamard basis of R", and &; are independent and
uniformly distributed over {1, ...,n}. On the other hand, in the latter case, for z = z = 1;
we have

E{(z"¢¢" )’} = E{($10¢"¥1)*} = n = n|¢n 3 = nllz|3]2]3,
implying that (36) can only hold with y = O(n) in this case.

Besides this, when ¢ is a linear image of a Rademacher vector, i.e. ¢ = An where A € R™*"
and 1 has independent components [n]; € {£1} with Prob{[n]; = 1} = Prob{[n}; = -1} =
1/2, one has ¥ = AAT, and E{(¢”x)*} < 3||ATz||5 (cf. the case of sub-Gaussian regressors
above). Thus, we have

E{(z"¢¢" (x - z.))*} E{(z"¢)"}'/PE{((z — 2.)"¢)"}'/?

<
< 3278z (2 - 2)"B(e — @) < 301(D)||2)3llz - 2%

implying (36) with y = 6£7'¢. On the other hand, when denoting y = max; | Row;(A)]|2,
we get Prob{||¢||%, > tu} < 2net*/2 with

E{]¢]%} < 2¢°[n[2n] + 1] and E{||g||3} < 4x*[In*(2n] + 21n[2n] + 2].

Thus, by (28),

Cla) < (AR{GIAD Y B{6" (@ — =)D + o @(6]2N" + Tila — 2.s)
2
< <€\/2\/§(ln[2n] +2)pullz — zils + o/2(In[2n] + V)p + (/0| — x*||g>
< 2M222(\/2J§(1n[2n] +2) +1)° ||z — 2.3 + 4*(In2n] 4 1)0?

which is (8) with »v < /ﬂﬁ_lf Inn and »/¢2 < p?o?Inn.
3. Scale miztures: Let us now assume that
¢ ~ V7, (38)

where Z is a scalar a.s. positive random variable, and n € R” is independent of Z with
covariance matrix E{nn’} = ¥y. Because

E{llo1%} = B{Z}E{|Inl%}. E{lloe" =%} = B{Z*}E{|lm" 2II%.}

and
S =] B{¢¢" } = E{Z}E{m"},
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we conclude that if random vector 7 satisfies (28) with 3 substituted for ¥ and E{Z?} is
finite then a similar bound also holds for ¢. It is obvious that if 1 satisfies (36) then

E{Z%} E{Z%}
B{( 667"} = BUZJE{ (T 0%} < B2 LlalRlel} < xpiator(D)lalBleli
and (36) holds for ¢ with x for 7 replaced with Xg%gi;

Let us consider the situation where n ~ N (0, %) with positive definite ¥g. In this case
¢ is referred to as Gaussian scale mixture with a standard example provided by n-variate
t-distributions t,(q, Xo) (multivariate Student distributions with ¢ degrees of freedom, see
[34] and references therein). Here, by definition, ¢, (g, ¥) is the distribution of the random
vector ¢ = v/Zn with Z = ¢/¢, where ( is the independent of 1 x?-random variable with ¢
degrees of freedom. One can easily see that all one-dimensional projections e’ ¢, |le||2 = 1,
of ¢ are random variables with univariate ¢,-distribution. When ¢; ~ t,(q, o) with ¢ > 4,

we have for ( ~ Xg
2 2
@)t )
{C} q—2’ ¢J) (a-2)(¢—4)

—2q — 2
3x) < 4 4Uln[n]||:v—x*||g+02vlnn

. . . -2, . .
implying (8) with sev < ¢ tvlnn, »/ <1, and ¢2 < o?vlnn. Moreover, in this case

E{Z?}

B{(=00"0)%} = BIZJB{Tn" )’} < 3p

q—2
[EYEN 9q — 401(E)||Z||§Hxll%-

Another example of Gaussian scale mixture (38) is the n-variate Laplace distribution
L, (A, 20) [20] in which Z has exponential distribution with parameter A. In this case
all one-dimensional projections e’'¢, |le|la = 1, of ¢ are Laplace random variables. If
@i ~ L, (N, Xp) one has
3(z) S ZQUln[n]Ha} —z,||s + c?vinn
and
E{(z"¢¢"2)*} < o1(D)|2[I3]1z]3-
3.2 Stochastic Mirror Descent for low-rank matrix recovery

In this section we consider the problem of recovery of matrix z, € RP*?, from independent and
identically distributed observations

n; = <¢i,x*>+afi, i=1,2,..., N, (39)

with ¢; € RP*? which are random independent over i with covariance operator ¥ (defined
according to X(x) = E{¢(¢p,z)}). We assume that & € R are mutually independent and
independent of ¢; with E{¢;} = 0 and E{¢?} < 1.
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In this application, E is the space of p X ¢ matrices equipped with the Frobenius scalar
product
(a,b) =Tr (aTb)

with the corresponding norm |lall2 = <a,a>1/2. For the sake of definiteness, we assume that
p > g > 2. Our choice for the norm || - || is the nuclear norm ||z|| = ||o(z)||1 where o(z) is the
singular spectrum of z, so that the conjugate norm is the spectral norm ||y« = ||o(y)||co. We

suppose that
rslal} < (@, 2(@)) < vll]} Vo € RP,

with known sy, > 0 and v, we write ky/ < 3 < vl; for x € RP*? we denote ||z||y; = 1/ (z, X(x)).
Finally, we assume that matrix x, is of rank s < § < ¢, and moreover, that we are given a
convex and closed subset X of RP*? such that z, € X, along with R < oo and xp € X satisfying
@+ — 2o < R.

Consider the Stochastic Optimization problem

min g(z) = LE{(n— (¢, 2))* } } . (40)
=G w=[dm])

We are to apply SMD algorithm to solve (40) with the proximal setup associated with the nuclear
norm with quadratically growing for ¢ > 2 distance-generating function

I(x) =2eln(2g) [ ol (z)| , r=(12In2q)) "
j=1

(here oj(x) are singular values of x), with the corresponding parameter © < C'ln[2¢] (cf. [19,
Theorem 2.3]). Note that, in the premise of this section,

9(z) = E{(0€ + (¢, 2. — 2))°} = 3([lz — 2% + 0?),

with
Vy(z) = B(z — z.) = E{ ¢((¢, 2 — 2s) — 0€) }
V()
and

((z,w) = VG(x,0) = Vy(2) = [p(¢, & — x4) = Xz — 24)] — 0¢¢.

Let us now consider the case regressors ¢; € RP*? drawn independently from a sub-Gaussian
ensemble, ¢; ~ SubG(0,S) with sub-Gaussian operator S. The latter means that

E{c@9) < 03 @S@) vy c RPX

with linear positive definite S(-). To show the bound of Theorems 2.1-2.3 in this case we need
to verify that relationships (8) and (23) of Assumptions S1 and S3 are satisfied. To this end,
let us assume that S is “similar” to the covariance operator X of ¢, namely, S < pX with some
u < oo. This setting covers, for instance, the situation where the entries in the regressors matrix
¢ € RP*? are standard Gaussian or Rademacher i.i.d. random variables (in these models, S = X
is the identity, and g(z) — g« = 3|z — z4[3).
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Note that, more generally, when S < p3 we have S < pvl with
E{[¢]3} < C*p?*(p+a)?,
cf. Lemma A.3 of the appendix, and
E{(¢,2 —2.)"} <16(x — 2., S(z — 2))* < 16°||z — 2.3
for sub-Gaussian random variable (¢, x — x,) ~ SubG (0, (z — z«, S(x — x4))). Therefore,
E{6(6,2 — 2.) — S(z — 22} < 2B{ o4 7 — )2} + 20]7 — 2.

1/2 1/2
< 2B{||¢IVPE{(d, 2z — 2.)* 17 + 20|z — 2|13
< 8CEA(p+ vl — wa|? + 20w — 2|3

Taking into account that v = E{||¢||2} < Cuv(p + q) in this case, we have

() E{|I¢(z,w)|l7} < 2E{[|¢(¢,2 — 2.) — (2 — z.) |2} + 20°E{||¢]13}
8(4CH*(p + q) + 1)vlg(x) — gu] + 2 Cpv(p + q)o”
—_————

IA

=2

implying (8) with s < pand » < 1.
Similarly, we estimate Vo € X, 2 € RP*¢

B{(6.2°6,0°) <B{(z0)} " B{16.0'} " <165 5@ < 1620leA31R,

so that

E{(z¢@w)’} = E{(z0(,2-a.) - S(z - 2.) - 066)°}
= B{((20)(6,0 —2.) = (2,5 — 2.))" b + PB{E (2, 0)%)
< E{{z,0)0.2— 2.’} + 0]}

< 1612v[g(x) — ga]|1213 + o?v]|2]13

implying the bound (23) with x < p(p +¢)~! and ¥’ < p~'(p + ¢)~'. When substituting
the above bounds for problem parameters into statements of Theorems 2.1-2.3 we obtain the
following statement summarizing the properties of the approximate solutions by the SMD-SR
algorithm utilizing observations (39); the corresponding risks are defined in (30)—(33).

Proposition 3.3 In the situation of this section,

(i) let the sample size N satisfy

2 —
N>a [u v(p+q)81nq]

Ky
for an appropriate absolute o, implying that at least one preliminary stage of Algorithm 1 is

completed. Then there is an absolute ¢ > 0 such that approzimate solutions T and Yy produced
by the algorithm satisfy

N S |
RISk”H(@\N’X) S 2\/%Ri$k||.|2(.flf\N|X)§ReXp{— ciVRz } 0'78 w

p*u(p+q)sing) ks N ’

e ryR? cNEy o*pv(p +¢)5ing
Risk X) < - ‘
@) 5 P e { - N T
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(ii) Furthermore, when observation size satisfies

N> o [u%(p - qilnu/e] lnq]

with large enough o, (1 — €)-reliable solutions Yn1—e and Ty 1—. defined in Section 2.4 satisfy
for some ¢ >0

RiSkH,||’E@\N71_€’X) < \/%RiSkH,”%e(/y\N,l_JX) < Q@RiSkH,”LG(ENJ_E’X)

dNky, 05 Jpv(p+q)Infl/ellng
p?u(p + q)s51n[1/€] lnq} mg\/ N ’ (41)

< Rexp{—

with solutions Ty, ., Tnq . and Yy 1, Y1 verifying analogous bounds. Finally, the fol-
lowing bound holds for the aggregated solution Ton - (with K = N ) by Algorithm 2:

2
Riskg e (Tan,1-¢| X) S

knR exp ¢ Nky o?uv(p+ q)s1n[1/e]Ing
5 p?u(p+ q)sln[l/elIng ke N '

Remark. Let us now compare the bounds of the proposition to available accuracy estimates
for low rank matrix recovery. Notice first, that when assuming that g < 1 the bounds of the
proposition hold if (the upper bound on unknown) signal rank 5 satisfies

Nk

5< )
~ (p+qvin[l/e]lng

The above condition is essentially the same, up to logarithmic in 1/¢ factor, as the best condition
on rank of the signal to be recovered under which the recovery is exact in the case of exact—

noiseless—observation [11, 53]. The risk bounds of Proposition 3.3 can be compared to the
corresponding accuracy bounds for recovery Zn yasso by Lasso with nuclear norm penalization,
as in [33, 44]. For instance, when regressors ¢; have i.i.d. N(0,1) entries they state (cf. [14,

Corollary 5]) that the || - ||2,c-risk of the recovery satisfies the bound

o?r(p +q)

RiSkH.”%ﬁ(/w\N,Lasso‘X) N N

for € > exp{—(p + ¢)}. Observe that the above bound coincides, up to logarithmic in ¢ and
1/e factors with the second—asymptotic—term in the bound (41). This result is all the more
surprising if we recall that its validity is not limited to sub-Gaussian regressors—what we need
in fact is the bound (cf. the remark after Proposition 3.2)

E{lo(6, 2)|2} < (0 + @)llz — z.13. (42)

For instance, one straightforwardly verifies that the latter bound holds, for instance, in the
case where regressor ¢ is a scale mixtures of matrices satisfying (42) (e.g., scale mixture of
sub-Gaussian matrices).

4 Numerical illustration

We present results of a preliminary simulation study illustrating performance of the SMD-SR
algorithm.
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Experimental setting. We present results of simulated experiments of sparse linear regres-
sion (25) with linear activation u(t) = ¢ and i.i.d. random (¢;,&;) in the setting N < n with
(n,s) = (100000,50). In our experiments, covariance matrix ¥ of regressors is diagonal with
diagonal entries 317 < Yoo < -+ < X, evenly spaced over [ky, V], parameters (ky,v) being
specific for each experiment. The indices of nonvanishing components of the optimal solution x,
are evenly spaced in [1,n] with the non-zero entries being sampled from the standard Gaussian
distribution. The number s of nonzero components of x, and the value kyx, are assumed to be
known.

We compare the performance of the SMD-SR procedure to that of the “vanilla” non-FEuclidean
SMD algorithm utilizing the same proximal setup when solving stochastic optimization problem
(27). Another contender is the coordinate descent algorithm (CDA) of the Python package
sklearn solving the Lasso problem

N
) 1
i oy 2o el el (13)
with the “theoretically optimal” choice A = 20 21% of the penalty parameter (cf. [3, 33]).

Parameter setting for SMD-SR.. As it is often the case, the theoretical choice of algorithm
parameters as given in Sections 2.3 and 3.1 is too conservative in practice. We give a brief
overview of the workarounds used in our simulations.

e We use stages of fixed length and mini-batches of exponentially increasing size during
the asymptotic phase of the method, cf. [35, Section 4.5]. This allows to significantly
accelerate computations at the asymptotic regime alleviating the computational burden of
prox-evaluations.

e We use variable stepsize parameters 3; = fy||¢:||%, with constant By = 1.0 both for SMD-
SR and SMD. This choice of By corresponds to the condition Sy > v but neglects the
constants factors arising in the theoretical analysis. In order to compute the current
approximate solution, the estimates of the SMD algorithm are then weighted with the
corresponding f;.

e The number of steps mg to be performed by the SMD algorithm on each stage is set to
mo = [(1/2)sv(In[n] + 1)], which corresponds to (15) in the case of ky = 1.0.

e In our simulations, we utilize the CUSUM test for monitoring a change detection (see, e.g.,
[39, 51]) to decide upon switching from preliminary (“linear trend”) to asymptotic phase
(“sublinear trend”) of the algorithm; however, we perform at least 4 preliminary stages.

Experimental results. We present results of two series of experiments, experiments in each
series corresponding to 4 combinations of parameters kyx and o with ky € {0.1,1.0} and o €
{0.001,0.1}; we run 20 simulations for each parameter combination. In the figures below, for
each “contender” we plot the median value of the prediction error ||Z; — z4||s as a function of
t=1,...,N along with the tubes of 25% and 75% quantiles.

In the first series of simulations, noises (§;) are standard Gaussian, and regressors (¢;) are
normally distributed with zero mean and covariance matrix 3. The results for the first series
are presented in Figures 1 and 2. Plots in Figure 1 illustrate the improvement by the SMD-SR,
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ks =1.0,0=0.001

(n,s) = (100000, 50).

procedure over the plain SMD algorithm in the considered settings. The acceleration of the
initial error convergence is clearly seen on the plots for o =0.001.

kz=1.0,0=0.1 kz=0.1,0=0.1

Figunre 2: Cgmparis‘gn of SK/"[D—SR”(solid hne) and Lasso by CDAAm(dasheﬁgl line) in the Gaussian
setting; (n, s) = (50000, 50).

Results of a comparison with the CDA Lasso implementation of in the case of ¢ = 0.1 are
given in Figure 2. Because of the memory limitations of the CDA, we present the results of
simulations for (n,s) = (50000,50) and N < 10000. The CDA is restarted for different sizes of
the observation sample, each time the number of iterations of the algorithm is limited to 30 000.
While Lasso estimate outperforms the SMD-SR for smaller observation samples, the statistical
performance of the proposed algorithm appears to be competitive for large V.

Similar results were obtained in the experiments with other types of distributions of ¢; and &;.
For instance, in Figure 3 we present the results of simulation utilizing Student’s t4-distribution
(i.e., multivariate Student distribution with 4 degrees of freedom, cf., e.g., [31]) of noises and
regressors.
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ks =1.0,0=0.001

noise distribution; (n, s) = (100000, 50).

A  Proofs

A.1 Proof of Proposition 2.1

We start with a technical result on the SMD algorithm which we formulate in a more general
setting of composite minimization. Specifically, assume that we aim at solving the problem

min [f(2) = B{G(z,w)} + h(x)], (44)

zeX

where X and G are as in Section 2.1 and h is convex and continuous. We consider a more
general composite proximal mapping [18, 19] for ¢ € E, z,xzo € X, and 8 > 0 we define

Proxs(¢, z;2z0) = argmin,ex{(¢,2) + h(z) + Vi (z,2)}
= argmin,cy {(¢ — BVI(z — z0), 2) + h(z) + BI(z — x0) } (45)
and consider for i = 1,2,... Stochastic Mirror Descent recursion (12). Same as before, the
approximate solution after N iterations of the algorithm is defined as weighted average of x;’s

according to (13). Obviously, to come back to the situation of Section 2.2 it suffices to put
h(z) = 0. To alleviate notation we denote V' (z, z) = Vg, (x, z); we also denote

G =VG(ri—1,wi) — Vg(zi—1)

and
N
e(@™,2) =) B [(Vg(@ior),mi — 2) + h(xs) — h(2)] + 3V (i1, ), (46)
=1
with 2V = (zg,...,2x). In the sequel we use the following well known result which we prove

below for the sake of completeness.
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Proposition A.1 In the situation of this section, let 3; > 2L for all i = 0,1, ..., and let Ty be
defined in (13), where z; are iterations (12). Then for any z € X we have

[Z@ 1] @n) = f)] = Y B () — f)] < 2@V, 2)

N 112
< V(IL‘(), ) mN, + |:Cza — Tj— 1> H%H*} (47)

i=1 i—1
N
(Girzica —wic1) | 3G
< W)+ Y| + o], 48
(r0:2) Z Bi-1 2 B, (48)
where z; is a random vector with values in X depending only on xg,(1,...,.
Proof of Proposition A.1. 1°. Let xg,...,zy be some points of X; let

ir1(2) = (Vg(xi), zip1 — 2) + (W (zig1), zig1 — 2) + LV (245, Tig1)

(here h/(z) stands for a subgradient of h at z). Note that V(z,2) > 1|lz — z|* due to the strong
convexity of V(x,-). Thus, by convexity of g and h and the Lipschitz continuity of Vg we get
for any z € X

f(@iv1) = f(z) = [9(xit1) — 9(2)] + [M(@iv1) — h(2)]

[9(ziv1) — g(@:)] + [g(z:) — g(2)] + [M(zi11) — h(2)]

[(Vg(z:), ziv1 — xi) + LV (@i, 2i11)] + (Vg(2:), 20 — 2) + M(@ig1) — h(2)
(Vg(xi), ziy1 — 2) + (W (ziv1), wiv1 — 2) + LV (25, Ti41) = €i41(2);

VARVAN

i.e., the following inequality holds for any z € X:

f(iv1) — f(2) < eia(2). (49)

2°. Let us first prove inequality (47). The optimality condition for x;4; in (45) implies (cf.
Lemma A.1 of [19]) that there is h/(z;11) € Oh(z;41) such that

(VG(zi,wit1) + H (wi1) + Bi([VI(xit1) — VI(x;)], 2 — xi01) >0, V2 € X,
or, equivalently,

(VG (ziywit1) + N (zip1), vig1 — 2) < Bi(VI(xit1) — VI(xi), 2 — it1)
= Bi(VVe (Ti,mi41),2 — 1) = Bi[V (w4, 2) = V(wiy1,2) = V(zg, 2i11)], V2 X

where the concluding equality follows from the following remarkable identity (see, for instance,
[18]): for any u,u’ and w € X

(V' V(u,u'),w =) =V(u,w) — V(' w)—V(uu).
This results in

(Vg(zi), wiy1 — 2) + <h/($i+1),$1;+1 —2) < BilV(zi,2) = V(®it1,2) = V (@i, Tig1)]
—(Git1, Ti1 — 2)- (50)
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It follows from (49) and condition 3; > 2L that

f(@iv1) = f(2) < eip1(2) <(Vg(@i), xiv1 — 2) + (B (i), Tig1 — 2) + %V(xz‘,wi+1)-
Together with (50), this inequality implies
eir1(2) < BilV (w4, 2) = V(@ig1,2) — 5V (@5, Tig1)] = (Gi1, Tit1 — 2)-

On the other hand, due to the strong convexity of V(z,-) we have

Bi Bi
(Cit1,2 — Tip1) — Ev(xivmwl) = (Gir1,2 — o) + (Gir1, Ti — Tig1) — gV(»’Ez’, Tit1)

[ Gig |2
Bi

< A{Cit1,2 —mi) +

Combining these inequalities, we obtain
D)
F@in) = 1) < ein1(2) < BV (@3,2) = V@i, 2] = G — 2+ sy

for all z € X. Dividing (51) by f; and taking the sum over i from 0 to N — 1 we obtain (47).
3°. We now prove the bound (48). Applying Lemma 6.1 of [15] with zp = z¢ we get

N N
Vze X, Y BN(Gz—zi) < Viwe,2)+ 5 Y BANGIE, (52)
i=1 i=1
where z; = argminZeX{ — Bi__11<g“i, z) + V(zi_1, z)} depend only on zg, (1, ..., (;. Further,
N N
D BTGz —mia) = Y B NG 2 — @ica) + (G — 2ien)]
i=1 i=1
N
< Vo, 2)+ Y B Gz — win) + 383116
i=1
Combining this inequality with (47) we arrive at (48). O

Proof of Proposition 2.1. Note that, by definition, v > £ and s > 1, thus, Proposition A.1
can be applied to the corresponding SMD recursion. When applying recursively bound (47) of
the proposition with z = z, and h(z) = 0 we conclude that E{V,,(x;,x.)} is finite along with
E{||z; — z.||?}, and so E{((;+1,7; — z«)} = 0. Thus, after taking expectation we obtain

S o[E{g()} ~ 0] < BE(Vay(an. ) — Vaolomm)} + 57 D BLIGIE)

< E{on (:L'o, l'*) - vao (:I"m? 1‘*)}
+p71 Z (ev[E{g(zi1) — (Vg(zs), mim1 — 22)} — gu] + 5#2),
i=1
which, thanks to convexity of g, leads to

IR DL TPIE) EYARY TUMENES)

mad'¢2

B

1%

B

< BE{Vi (20, 2.)} + —[E{g(z0) — (Vg(z4), 10 — 2:) } — 94] +
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Because, due to convexity of g, ¢(Zm) < £ 3™, g(2;) and
E{g(z0) = (Vg(z:), 20 — 2:)} = g¢ < 5vE{||zo — 2.|*} < jvR?
we conclude that when 8 > 2scv

~ R? 2 2
Blo(En) - 0. < 2 (054757 )+ 25

which is (14). O

A.2 Proof of Theorem 2.1
We start with the following straightforward result:

Lemma A.1 Let x, € X C E be s-sparse, v € X, and let x5 = sparse(z)—an optimal solution
to (9). We have

[2s = 2l < V2825 — 2illa < 2V2s[|2 — 2|2 (53)

Proof. Indeed, we have
s = alla < [lzs — zll2 + |2 = zall2 < 2fjw — 2.2
(recall that x, is s-sparse). Because x5 — z, is 2s-sparse we have by Assumption S2
s — 2all < V2slla, — walls < 2V25]z — @l O

Proof of the theorem relies upon the following characterization of the properties of approximate
solutions yi, xx, =}, and y;.

Proposition A.2 Under the premise of Theorem 2.1,

(i) after k preliminary stages of the algorithm one has

25,/
_ oy 4
B{llye — 2.’} < 25B{lye — w3} <27FR” 4327, (54)

< 27k74ﬁR(% + 2%,@3.

E{g(/x\mo (ykfla ﬂ)>} — 9« (55)

S nv

In particular, upon completion of K = K preliminary stages approxzimate solutions 21 and @7(1)
satisfy

§2§%/
E{|g" — 2.} < 2sE{g"V) — 2.3} < 64—, (56)
KU
4372
=y < *
E{g@)} -9 = —=. (57)

25
22

i) Suppose that at least one asymptotic stage is complete. Let r2 = 27%r2 where r3=64
k 0 0
Then after k stages of the asymptotic phase one has

E{llyp — 2} < 25E{lly; — |3} < 0§ =275, (58)

2./ 2_J
4§*% <2—k+2g*%

E{g(fmk(yl/f—lvﬁ))} — G« < Bk »v

(59)
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Proof of the proposition. 1°. We first show that under the premise of the proposition the
following relationship holds for 1 < k < K:

166,52
B{lye — 2%} < B = 3B+ T Ry =R (60)

Obviously, (60) implies (54) for all 1 < k < K. Observe that (60) clearly holds for k = 1. Let us
now perform the recursive step kK — 1 — k. Indeed, bound (14) of Proposition 2.1 implies that
after mg iterations of the SMD with the stepsize parameter satisfying (15) and initial condition
xo such that E{||lzo — 24>} < Rx_1 one has

N 2 v 72
B{g(@n)} —g0 < oo [200 4 7] RE 4
80+ 1]y, A2
< 22T VR : 61
S 2me k-1t (61)

Note that when mg > 165~15(80s + 1)v we have
85 (865 + 1]v

K my

1
<1

Therefore, when utilizing the bound (53) of Lemma A.1 we get

_ A 65 .
Ellys — 2"} < 25B{[lyx — 2"} < 8SE{||Tim — z.llz} < ——[B{g(Fmo)} — 9]
165 [([80sx +1|v 5 P 5 165255
< 2 * < = 1 p2 *
= 5 <2m0 Ri 1+ )= Ry = 3R 1+ roser

which is (60). Finally, when using (61) along with (54) we obtain

2 /2 2 /2
kR: ” kR 21
fa k_l + Sk gz—k—4*_0+ Sx
325 nv S P4

E{g(/x\mo (yk‘—ly ﬁ))} —gx <

what implies (55). Now, (56) and (57) follow straightforwardly by applying (54) and (55) with
K=K.

2°. Let us prove (58). Recall that at the beginning of the first stage of the second phase we
have E{||5jo — z«||} < 73. Now, let us do the recursive step, i.e., assume that (58) holds for some
0 < k < K’, and let us show that it holds for k+1. Because © > 1 and » > 1 we have Bg > }Q‘—g,

k=1,..., and, by (14),

22 w2 242 4OBkr? 252
E E /_ ,5k — g. S k—1 <(—)/Bk+ > * S k—1 _|_ ES
{g( mk(yk 1 ))} g mp 20k B mg B
2 /2 2 2
_1.TaR _.XG, _.ToK _ Jflg
9—kT0E | 91—k S  9-kT0R  o-k+27F 5 62
T (T v o)

Observe that

2 . , 2
Bl (1. B0) = 243} < Z[B{g(@m, (h 1, B0)} — 9] <274 L,

so that by Lemma A.1
E{|lyk — 2. *} < 8sE{||m, (vi_1, B) — 213} < 27505 = 1,

and (58) follows. Now (59) is an immediate consequence of (58) and (62). O
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Proof of the theorem. 1°. Let us start with the situation where no asymptotic stage takes
place. Because we have assumed that N is large enough so that at least one preliminary stage
took place this can only happen when either mgK > % or my > % Due to mg > 1, by (56) we
have in the first case:

32¢255/ cNk
E — 2Py < R% =2 KR2 4 27T o o-Ki+lp2 o p2 =
{lyx — zlI"} < Rk 0t v = 0 < Hyexpy —g—=

for some absolute ¢ > 0. Furthermore, due to (55) we also have in this case

. R2 2 R? R? N
E{g(mo (-1, 8))} — g0 <27 K450 225 75 ywstilfis  al P{_ s }
3 % s s O5v

Next, mq > % implies that

3 cN
-2
Kk~ Ous

(63)

for some absolute constant ¢, so that approximate solution yx at the end of the preliminary
phase satisfies (cf. (56))

22 /252
55 B¢
S5 o .

E{||7— x|} < C
Uy — 27} < v ﬁzN

Same as above, using (56) and (63) we conclude that in this case

/2
Osx'¢;s
KN

E{o(@) —g. < O < C

2°. Now, let us suppose that at least one stage of the asymptotic phase was completed. Applying
the bound (58) of Proposition A.2 we have E{||y} — =.||?} < 73. When M < N/2, same as
above, we have

~ cNk
By - o) < 7f < e { - 502 |

and

2 CIVK
B9 (-1 )} - 9. < Blo@) 9. < “exp {2 . (64)

When M > N/2, since my < C'my, where my, = 51256%2]“ we have

N K S@V%
K'+1 5, K SOVx
5 <C,§1mk<02 1< C2 x

We conclude that 27X’ < CES% so that

~ —~ g @%§2§2
B{g — .|} = B{ i — =%} < 27515 < ¢ 2555
Finally, by (59),
2 1 22 de)
Efo(Z . g < g KIS (5570
{Q(l”mK/(yK I’B))} g% > oy C EN )
together with (64) this implies (16). O
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A.3 Proof of Theorem 2.2
1°. By the Chebyshev inequality,

Ve Prob{||z}) — z.ll2 > 200} < L; (65)
applying [12, Theorem 3.1] we conclude that
Prob{||Zn1—c — Tsl2 > 200y} < e L¥(@3)
where

w(a,ﬁ):(l—a)lni:g—%alng (66)

and C,, = \/11__% When choosing a = zf)’/g which corresponds to C, = 2 we obtain ¢(a, 1) =
0.1070... > 0.1 so that

Prob{||Zn1—c — z«||2 > 400} < €

if L > 101n[1/¢]. When combining this result with that of Lemma A.1 we arrive at the theorem
statement for solutions Ty 1—. and Yn,1—e.

2°. The corresponding result for z'y ;. and its “sparsification” gl ;_, is due to the following
simple statement. 7 7

Proposition A.3 Let 0 < a < 3, || be a norm on E, z € E, and let z;, £ = 1,...,L be
independent and satisfy
Prob{|zy — z| > 6} <

for some 6 > 0 and 8 < a. Then for Z,

L

z € Argmin Z lu — 2, (67)
u€{z1,.20} p—y

it holds
Prob{|Z — z| > C'§} < e~ 1¥(@h)

with Cl, = 2

Proof. W.lo.g. we may put § = 1 and z = 0. Proof of the proposition follows that of |
Theorem 3.1] with Lemma 2.1 of [12] replaced with the following result.

9

Lemma A.2 Let z1,....,z1, € E, and let Z be an optimal solution to (67). Let 0 < oo < %, and
let |z] > C!,. Then there exists a subset I of {1,...,L} of cardinality card] > oL such that for
all €I |z > 1.

Proof of the lemma. Let us assume that |z <1, ¢=1,...,L for L > (1 — a)L. Then

L o~ ~ ~ —
Y lze =21 = Xcplae =2+ X rplze =21 2 L(Ca — 1) + 3o pll2e] — Cd
Z ZELSE |2e] + L(Ca = 2) + 324 |20l = (L = L)Cly
> Yl |zl + L(Ca —2) = (L= L)Cq
> Sz — 2|+ 020, —2) — LCy + L —1> S0 o |20 — 2
for L > % We conclude that 1 —a < 2(%;4111)7 same as O, < 1274_20& 0
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For instance, when choosing o = 1/6 with C,, = 13/4, and 3 such that C,//B8 = 10 we
obtain ¥ (a, 8) = 0.0171... so that for L = [58.46In[1/¢€]] we have Li(«, 3) > In[1/e]. Because

Prob{”f( — Tyl > } <gB, t=1,..,L,

O
f
by Lemma A.2 we conclude that

Prob {||Z]_. y — @]z > 1005} <€,

implying statement of the theorem for z}__  and y|__ -
3°. The proof of the claim for solutions :%\’1’_6 N and’g/]l’_ . n follows the lines of that of [25,
Theorem 4]. We reproduce it here (with impréved parameyters of the procedure) to meet the
needs of the proof of Theorem 2.3.

Let us denote I(7p7) the subset of {1,...,L} U such that g(’\(z)) — g« < 27y and thus
||ff§\z4) Tyl < 20y fori € I(7pr). Assuming the latter set is nonempty we have for all i, j € I(7ar)

||§E§\? 20 2 |2 < 407 On the other hand, using (65) and independence of :L‘SVI) we conclude that
(cf. e.g., [ , Lemma 23])

Prob {|I| >]L/2[} > Prob {B(L, 1) >1L/2[} 21—eXp{ Lo <JL/2L i)}

where |a|= [a]—1 is the largest integer strictly less than a, B(N,p) is a (N, p)-binomial random
variable and (-, ) is as in (66). When € < 1 and L = [12.051n[1/¢]] > 16 we have

Prob{|I| >1L/2[} > 1 — e IU(e ) > 1 — ¢ 0083L 5

Therefore, if we denote Q. a subset of QN such that |[I(ra)| > L/2 for w¥ € Q, we have
P{Q.} > 1 —¢. Let now w" € Q. be fixed. Observe that the optimal value 7 = T%L/ﬂ of (21)
satisfies 7 < 46y, and that among [L/2] closest to %y, . points there is at least one, let it be
a?g\z/[) satisfying g(a?g\z/[))
one has

— g« < 277 and HEEE\? — 4|2 < 20)p7. We conclude that whenever w? € Q

1ZN 1 — Tell2 < TR 1 — fCM||2 + ||9UM — |2 < 40 + 200 < 60,

implying that
Prob{[[Z 1 — z«[l2 > 601} < ¢

whenever L > [12.051In[1/¢]]. O

A.4 Proof of Theorem 2.3

The proof of the theorem relies on the following statement which may be of independent interest.

Proposition A.4 Let U : [0,1] x Q& — R be continuously differentiable and such that u(t) =
E{U(t,w)} is finite for allt € [0, 1], convex and differentiable with Lipschitz-continuous gradient:

[/ (') — o/ ()]« < Mt =1, Vi, t' e 0,1].

In the situation in question, let e € (0,1], J > {7 ln[2/€}-| ,and t; = 2;;”1, i=1,...,m. Consider

the estimate
m

~ NPT | N
v = median[v’], v]:—ZU/(ti,wg) j=1..J

m
J i—1
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of the difference v = u(1) — u(0) using M = mJ independent realizations w], i =1,....,m, j =
1,...,L. Then

Prob{|v —v| > p} <e (68)

where

m

p= o VM) ) + VM) )] + 2| SB(C@)R),

=1

(here and below, ¢/ (t;) = U’(ti,wg) —u/(t;) and u, = ming<<1 u(t)).
In particular, if for p > M

E{[C' O]} < plult) —w) +¢* (69)
then
Prob{|v —v| > p} < e (70)

where

p= 2\/2 VD) =+ Vu(0) =) + j%

We postpone the proof of the proposition to the end of this section.
1°. Let w™ € Q/; defined as in 3° of the proof of Theorem 2.2; we choose L > [12.051n[2/e]]
so that Prob{Q, s} < ¢/2. We denote 7 the optimal value of (21); recall that 7 < 46);. Then

for any i,j € I we have

125) — 292 < 27 < 861, (71)

and for some i € T we have
20y _ g, <272 72
9(T};) — gs < 27y (72)

where 7)s and 0); are defined in (18) and (19) respectively. W.l.o.g. we can assume that fg\? is

the minimizer of g(x) over fg\z/[), iel

Let us consider the aggregation procedure. From now on all probabilities are assumed to
be computed with respect to the distribution PX of the (second) sample w’, conditional to
realization w’V of the first sample (independent of wk ). To alleviate notation we drop the
corresponding “conditional indices.” )
2°. Denote vj; = mediang[ﬁfi]. For j € 1, j # i let z(t) = EE\]} + t(fg\z/[) - Eg\if)) Note that
U(t,w) = G(x(t),w) and u(t) = g(x(t)) satisfy the premise of Proposition A.4 with M = r%ﬁg

where r; = Hi'\g\l/[) — Ez\g\]}Hg, "= XﬁQT’%, and ¢2 = y/ gfr%. When applying the proposition with

e=¢/L, J=L" and K = mL' we conclude that
. = . = ~ €
Vi€l j#1 Probiv; — vl 2 05} < 7
implying that

Prob{ max [v; —v;;| > 053} <
JELj#i

DN
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where

[ Lax /X'
0ij = 27']-5 m [\/ — g« t \/g g*} + 27’ﬁ§* g

Let now Q/e/z c QF such that for all
max ]v — ﬂ] < 053, Vo GQE/Q,
z#]EI
by (73) Prob{Q’ of > 1—¢/2.
3°. Let us fix wf € Q6 /23 our current objective is to show that in this case the set of admissi-

(i) ~(4)s

ble x( s s nonempty—it contains & M—and moreover, all admissible ',

g9(x 5\3/[)) < 4%(ry;) with y(r) defined as in (24).
Let a, 3,7 > 0, and let v(y) = 7% — 72 — 2[a(y + 7) + B]; then v(y) > 0 for v >
v/ (2a + 7)2 4+ 48. Indeed, v(-) being nondecreasing for v > «, it suffices to verify the inequality

for v = \/(2a + 7)% + 4. Because

20+ 74 B/a>/(2a+71)2+ 48

4a2+4a7'+2,8>2a<\/(2a—|—7)2—|—45+7),

’s satisfy the bound

we have

and
v(y) = [(2(14—7‘)24—46] —7'2—2a( (204—1—7')2—1—454—7') - 28> 0.

Applying the above observation to oo = 2r; £2X ,B= 27’ﬂ§*\/ , and 7 = 7y we conclude that
whenever g(fg\]}) — s > 72(7" 7)

vji = 9(@)) — 9@5)) < 7 — 9@ < —2055 (74)
Therefore, for g(z U )) > 72 (rj)

me(gian[v%} — P = [medlan[ f] vl + v — iy < 057 — 205 — p3; <0 vVl e 96/2

Furthermore, for g(Z 2l )) g« < ?(r;;) we have

mecglan[vfg] —pij < 0ij —pi; <0 vl e QE/Q,

()

and we conclude that T, is admissible.

On the other hand, whenever g(z (])) g« > 7*(r5;) we have vy; > 2@13 (cf. (74)), and
me(élian[vfj] —pii= [me(élian[v%] — vyl + vy — Pz >~ + 205 — p7; =0 vk € 95/2

We conclude that fg\]} is not admissible if g(fg\]/‘,)) > ~%(rj;) and W € Q Jo-

4°. Now we are done. So, assume that [w, w’] € Q. 2 XS /2 (what is the case with probability
> 1 —¢€). We have r;; < 80, for i,j € I by (71), and g(xg\?) < 72, for some admissible i € T
by (72). In this situation, all a:(]) such that g(fg\]}) — g« > (rj), j € T, are not admissible,
implying that the suboptlmahty of the selected solution Zy k. 1-c is bounded with 72(86,/),
thus

Risky «(Tnir1-e| X) < 72 = 72(80n).
The “in particular” part of the statement of the theorem can be verified by direct substitution
of the corresponding values of m, 0,7, and 77 into the expression for 72, O

34



Proof of Proposition A.4. Let us denote

B} = L3 )
mia
we have
v —v| <|v—29+|v—v| (75)
1°. Note that

1 , 1 &
P U ) =) = 50 ),

and
. 1 &
E{(@ — )%} _TZ NP} =: 02
By the Chebyshev inequality, Prob{|o? — 9| > 2v} < 1 and

Prob{median[t] — 7 > 20} < Prob{ ST 0> 20) > J/Q}
! j
< Prob{B(J,1) > J/2} < e=/¥(3:1) < (014387

where 9(, -) is defined in (66). Because the same bound holds for Prob{median;[%/] — % < —2v}
we conclude that

Prob{[0 — o] > 20} = Prob{| median[t’] — 5| > 20} < 277/ <& (76)
J

for J > 7In(2/e). Furthermore, if (69) holds we have

i 1 — 1 §2 _92
(07 =97} < 1 D) = 90+ 1 < g [(u(1) = )+ u0) — ] + =0
implying (76) with v replaced with o:
Prob{[t — o] > 20} <277/ < e (77)

2°. Next, we bound the difference v — v. Let s; =i/m, i = 0,...,m, and r; = u/(s;) — v/ (s;-1).
Let us show that

_5< ﬁ [VMG(1) ) + v/2M{u(0) — )|

Note that

so that



Let now ¢, € [0, 1] be a minimizer of u on [0, 1]. Due to the smoothness and convexity of u we
have
W/ (0) — 2/ (t)]? < 2M[u(0) — uy + tot (£)] < 2M[u(0) — uy]

and
[u' (1) — o/ (£)]? < 2M (1) — use — (1 — t)u' (8)] < 2M[u(1) — ).

We conclude that

u' (1) — o/ (0) < /(1) — o' (t) + o' (t) — v/ (0) < /2M[u(0) — us] + /2M[u(1) — ],

and

v < (4m) (1) o (O)] < 5 [VIMu0) — ] + VEMID) — ]

The proof of the corresponding bound for v — v is completely analogous, implying that

1
-] < — [\/2M(u(1) “u) + 2M(u(0) — u*)] .
dm
When substituting the latter bound and the bound (76) into (75) we obtain
Prob{|o —v| > 2v +v'} <e

for J > 7In(2/¢e), what implies (68). When replacing (76) with (77) in the above derivation we
obtain (70). O

A.5 Proofs for Section 3.2

The following statement is essentially well known:

Lemma A.3 Let ¢ € RP*? with q < p for the sake of definiteness, be a random sub-Gaussian
matriz ¢ ~ SubG (0, S) implying that

Vo € RP*, E{el®?]) < e2(®5(@) (78)
Suppose that S < 5I; then
E{l|l¢l;} < Cs(p+q) and E{|¢|:} < C's*(p+q)?
where C' and C' are absolute constants.

Proof of the lemma.

1°. Let u € R? be such that ||ul2 = 1. Then the random vector ( = ¢u € RP is sub-Gaussian
with ¢ ~ SubG(0, @), that is for any v € R?

E{eUTC} _ E{evT¢u} _ E{€<UUT’¢>} < e%(uvT,S(U/UT)) _ e%vTQv
where Q@ = QT € RP*P. Note that

max v’ Qv = max (v, S(uww’)) < max (w,S(w)).
lvll2=1 lvll2=1 lwlle=1

Therefore, we have @ < 51, and Tr(Q) < sp.
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2°. Let I'={u € R?: |lul]|]2 =1}, and let D, be a minimal e-net, w.r.t. || - ||2, in ', and let N
be the cardinality of D.. We claim that

{u"¢"pu <vVueD} = {[[¢7d < (1—2e) v}, (79)

Indeed, let the premise in (79) hold true; »T' ¢ is symmetric, so let © € T' be such that o7 ¢” v =
|¢T #||«. There exists u € D, such that ||v — ul|z < €, whence

I6" g1l = 107" ¢9] < 2l¢"GllIo — ullz + [u" 6" dul < 2]1¢" ll.e +v
(note that the quadratic form 27 Qz is Lipschitz continuous on T', with constant 2|Q|« w.r.t.

| ll2), whence [|¢" |l < (1 - 2¢)~'v.

3%, We can straightforwardly build an e-net D’ in I in such a way that the ||-||o-distance between
every two distinct points of the net is > ¢, so that the balls B, = {z € R? : ||z —v||2 < ¢/2} with
v € D' are mutually disjoint. Since the union of these balls belongs to B = {z € R?: ||z|]2 <
1+ ¢/2}, we get Card(D’)(e/2)7 < (1 + €/2)9, that is, N. < Card(D’) < (1 + 2/€)4.

Now we need the following well-known result (we present its proof at the end of this section
for the sake of completeness).

Lemma A.4 Let ( ~ SubG(0,Q) be a sub-Gaussian random vector in R", i.e.
vt e R" E{e!’0) < eat’@ (80)
where Q = QT € R™™. Then for all x > 0
Prob{||¢|53 > Tr(Q) + 2vxv + 22} < e (81)

where ¢ = max; 0;(Q) is the principal eigenvalue of Q and v = ||Q||3 = >, 02(Q) is the squared

Frobenius norm of Q). Thus, for any a > 0 o
Prob{||¢]|3 > Tr(Q)(1 + a ) + (2 + )z} < e ™. (82)
Utilizing (82) with ov = 1 we conclude that Yu € I' the random vector ( = ¢u satisfies
Prob{||C||3 > 25p + 352} < e %, (83)

Let us set € = 1; utilizing (83), we conclude that the probability of violating the premise in (79)
with v = 25p + 35z does not exceed exp{—=z + ¢In[l + 2¢7 1]} = exp{—z + ¢In9}, so that

Prob {||¢” ¢|. > 25(2p + 32)} < exp{—z + ¢In9}.

Now we are done: recall that
B{IOI = E(I"0I2) =2 [ Prob{lo"al. > upudu
oo 4* _
< 2/ umin{exp{ spi u—i—qan},l}du
0 68

5(4p+6¢1n9) 00 45p —
< 2/ udu+2/ uexp{ sp_ u—i—qln9}du
0 5(4p+6¢1n9) 65

< 5 (4p + 6¢1n9)? +125%(4p + 6¢1n 9) + 725% < C'5%(p + )*.

Similarly we get E{||¢||?} < C5(p + ¢) for an appropriate C.
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4°.

Let us now prove Lemma A .4.
Note that for t < 1/(25) and n € R", n ~ N(0, I) independent of ¢ we have by (78)

E{0} = E {En{ex/ft«m}} -E, {E{ex/ft@m}} < E,{cm) = B, {00}

= [[En{e") =] - 2tsi) /2

where D = Diag(s;) is the diagonal matrix of eigenvalues. Recall that one has, cf. [0, Lemma
8],
2.2 2.2
. 125
—1In(1 — 2ts;) — ts; < % %

for

1—2ts; = 1 —2ts
t < 1/(25). On the other hand, V¢ < 1/(25)

E{ exp {t[HCH% - Zsi o u] }}

t2 5 t2v
eXp{_t“+ 1—2t§zsi}:eXp{_t“+ 1—2t§}’

%

Prob{][¢[[5 — Tx(S) > u}

IA

IN

When choosing t = e (< i) and u = 2/xv + 225 we obtain

v+25\/T 25

Prob{||C||3 > Tr(S) + 2v/xv + 225} < e

which is (81). Because v < Tr(S)s the latter bound also implies (82). O
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